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(SET50 December 17)

daily

21,120.00
£1,100.00
F1,000.90
-1,080.00
£1,060.00
21,040.00
£1,020.00
£1,000.00

©980.00

© 960.00

17 Apr May Jun Aug Sep Oct Nov Dec 18 Feb |
© 2017 Bisnew ws AFE (Thaland) Limited www bisnews.com
(T THT] (17T g} T8
1090** 1088* 1095** 1100*
Contracts Long Short Net YTD
Institution 20739 14899 5840 83897
Foreign 28404 21804 6600 -149102
Local 49436 61876 -12440 65205

November 30, 2017

FINANSIA SYRUS

wikitaurn Nanundusavaaau 1095

Aaduaunan

29 w.g. 60 Tnasmusiewnd Long and 6,600
dyaun (2 91.A.-29 w.o. Tnasusiswnfiiraoson

Short andazan 47,519 &eyayn)
AnnanNathuungsonagau 1100 Indnsou

Worunatashi 1090 am us litnina wae
50 oy, filszuzdalundn uuashu 1093-1095 an

nazfunsduneasvlusouihiug
useiiseansud Wovieaauuuwisu 1095 an

nagns S50Z17 (Swing Trade)

« wosnda Trading Short sautngifionu Bauu?
guliisiu 1097 am hagldtiasovind lsauluiu
luugn

o druwasniiide Long nduifienudlredunu
1090-1092 am s05z8:findunmaasuunlIsfiu

1095 am uaz 1100 aatlavinrnls nsdivan 1088

AR HAVINNY

2 | Page



éAvAv Chart Insight __ FINANSIA SYRUS

H B -
H N
g8 SETS0 Index Options
. SET50 Long
) U Cost Profit/L
P/L $50217C1075 Auuein : Wait and See Index s50z17c1075 <ost Profi /Loss
100 975 -100 21.1 -21.1
80 1000 -75 21.1 -21.1
/ Aauns : Wait and See
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20
1150 75 21.1 53.9
0 1175 100 211 789
Intrinsi All-in- Impli Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50Z17C1025 64.80 #N/A 0.00 3397 66.68 -1.88 1089.80 0.00 0.00% 16.40
c
-§ S50Z17C1050 44.00 0.90 140.00 3239 41.68 2.32 1094.00 0.00 11.82% 21.69
8‘ S50Z17C1075 22.00 -1.20 489.00 5517 16.68 532 1097.00 0.00 9.43% 3557
3 S$50Z17C1100 8.30 -0.70 631.00 7919 0.00 8.30 1108.30 0.02 9.43% 52.14
S50Z17C1125 3.70 -0.30 237.00 9967 0.00 3.70 1128.70 0.03 11.45% 55.53
S50Z17P1025 1.00 -0.10 24.00 4459 0.00 1.00 1024.00 -0.06 13.61% -58.82
§ S$50Z17P1050 2.20 0.20 168.00 5272 0.00 2.20 1047.80 -0.04 11.54% -59.62
3‘ S50Z17P1075 5.80 0.30 667.00 5896 0.00 5.80 1069.20 -0.02 9.85% -54.76
E S50Z17P1100 17.00 0.90 408.00 4657 8.32 8.68 1083.00 -0.01 9.75% -38.53
S50Z17P1125 33.50 -1.70 35.00 2605 33.32 0.18 1091.50 0.00 5.52% -31.57
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Top Most Active

PTT PUBLIC COMPANY LIMITED daily
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Momentum Trading

GUNKUL ENGINEERING PUBLIC COMPANY daily
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SAWAD : SAWA24C1804A

SRISAWAD CORPORATION PUBLIC COMPANY 4 hours
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Email: dw@fnsyrus.com

Line: @dw24
Name SAWA24C1804A Expire Date(Maturity Date) 07-May-2018
Underlying SAWAD Last Trading Date 30-Apr-2018
Type Call Listing Date 30-Oct-2017
Strike 84.830 Conversion Ratio 7.90000
TimeDecay Per Day -0.91% Effective Gearing 5.98
Delta 23.55% Implied Volatility 52.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

m PClose %Change Support Resistance Trend (1 Week) Technical View

Buddayanaudaunnigiun MACD sadu Signal

1 STA 12.80 +5.79 12.30/12 13/13.40 Sideway Up line Sufiusiusn

2 PCSGH 8.80 +4.14 8.50/8.35 9/9.40 Uptrend Tumugunmsdugimsudaunss

3 RSP 6.50 +4.00 6.25/6 6.60/7 Sideway Aushlusoudu ndsdaminlughanoumin
4 PYLON 16.90 +3.68 16.20/15.70 17.40/18 Uptrend AAvansdundaunss

5 PRM 11.50 +3.60 11.10/10.90 11.70/12.10 Sideway Up uiavisuiingduuy Morning Star

5 TOP MAINBROAD LOSER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 uv 9.65 -21.54 9.50/9 10.60/11 Sideway Panic sell sauduanaldifiunsis
2 GOLD 8.65 -7.98 8.55/8.30 9/9.25 Sideway van 9 um woulu Sideway

3 TKN 20.80 -7.96 20.50/19.80 21.80/22.60 Downtrend Fdan Low Tnd

4 WORK 84.50 -5.85 82.50/80 86.75/90 Sideway wusudAgy 82.50 uwm

5 JMT 33 -5.04 32.25/30 34/35 Uptrend doshluuuwlinondu

nuualsznaunisidan Top Gainer uar Top Loser
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- laistusau DW uaz Warrant

- snauliisihadn 1 v

*+ fasnnulunauidrulraifuiuiiiumuussnineas tnamumsidanussainssiaduniey **

November 30, 2017 10 | Page



FINANSIA SYRUS

Q'" Chart Insight _,

g® COMMODITY MARKET

WTI Oil Soybean Qil

(LIGHT CRUDE USD/1000 BBL) 60 mins (CBOT Soybean Oil (EOD)) daily
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I Gold Futures

o o a o o 0 Spot Gold 60 mins
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Ao SPDR Asn1séionsosnasri Institution 5168 6013 -845 9717
Viszeiu 839.55 ¢ Foreign 1028 2280 1252 -31908
Local 4746 2649 2097 22191
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Market Summary & Theoretical Price

Series Settle
S50X17 1093.4
S50Z217 1090.9
S50F18 1093.8
S50H18 1089.3
S50M18 1087.4
S50U18 1085.0
Series Settle
GFz17 20030
GFG18 20090
GFJ18 20130

Series
USDX17
UsDZz17
USDF18
USDH18

Vol.
Change Contracts
2.4 0
-1.8 88787
5.1 2
-1.5 8579
-0.7 926
-1.2 285
Vol.
Change Contracts
-20 326
0 83
-20 82
Settle
32.5933
32.52
32.49
32.52

330246

SET50 Index Futures

Change g:l){; et :y . Theoretical
Theoretical Lower
-63 -1 1091.64 1091.66
-7191 28 1092.93 1092.30
1 61 1091.10 1089.73
28731 700 120 1083.86 1081.16
4680 195 210 1064.61 1059.90
4500 50 301 1026.23 1019.48
Gold Futures
S DD :&’ ‘SI et :,y . Theoretical
Theoretical Lower
7 28 19905 19894
-110 89 19955 19919
74 148 20003 19943

USD Futures

Change Days to Delivery
0.0633 -1

-0.01 28

-0.08 61

-0.02 119

Div.
Upper Yield
1091.47 0.00
1097.53 0.00
1101.13 0.02
1103.60 0.04
1099.15 0.06
1075.75 0.09
Upper
19989
20222
20447
Theoretical
32.56
32.63
32.72
32.87

Fund
Rate

0.02
0.02
0.02
0.02
0.02

0.02

Premium /

Discount

124.67
134.83

126.62

Basis P|:emium
Discount
1.69 1.73
-0.78 -2.03
2.12 2.70
-2.38 5.44
-4.28 22.79
-6.68 58.77

Risk Free Rate

0.02
0.02

0.02

Basis

0.0333
-0.04
-0.07

-0.04
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